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ABSTRACT

This paper considers a class of variable metric methods for unconstrained

minimization. Without requiring exact line searches each algorithm in this class

converges globally and superlinearly. Various results on the rate of the super-

linear convergence are obtained.
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SIGNIFICANCE AND EXPLANATION

Many practical problems in operations research may be reduced to minimizing

a function without constraints. In this paper we discuss a class of algorithms

for unconstrained minimization problems which converge to the solution from an

arbitrary starting point. In order to judge the efficiency of such an algorithm

estimates for the rate of convergence are important. Such estimates are derived

in this paper.
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